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The subject index uses keywords as the basis for its organization. This usage 
allows the user a wide choice of words or phrases to look for when trying to 
locate an article on a particular topic. It also gives the user quick access to 
other articles concerning the same topic. There are two types of keywords used 
— those that result from a word in the title of an article and those that result 
from an important word or phrase describing the contents of an article. All 


keywords are listed in alphabetical order. They are also printed in italicized 
type to set them apart from the rest of the title. An example will make this 
procedure clear. 


Specification and testing of some modified count data models. John 
Mullahy .... See oe: 33 (1986) 341-365 
Specification 
A Monte Carlo evaluation of the power of some tests for het- 
eroscedasticity. W.E. Griffiths and K. Surekha 31 (1986) 219-231 
Aggregate output with variable rates of utilization of employed fac- 
tors. John F. Helliwell and Alan Chung .... . 33 (1986) 285-310 
Bayesian ___ analysis and estimation of simultaneous equation mod- 
els using Monte Carlo methods. Arnold Zellner, Luc Bauwens and 
Herman K. van Dijk 38 (1988) 39-72 
Specification testing + Bivariate alternatives to the Tobit model. Richard 
Blundell and Costas Meghir 34 (1987) 179-200 


The last entry is for the keyword Specification testing. There is only one article 
for which it is a keyword. In this case both the keyword and the title appear on 
the same line, separated by an asterisk (*). If a keyword is used for more than 
one article, as is the case with Specification, the keyword is listed on one line 
and all titles using this keyword are listed below. If the keyword is the first 
word of an article it is italicized and the remainder of the title follows it. When 
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a word which is in the title of an article is used as the keyword it is omitted 
from the article title and replaced by __ which shows exactly where in the 
title this keyword fits in. For example in: 

Bayesian ___ analysis and estimation of simultaneous equation mod- 


els using Monte Carlo methods. Arnold Zellner, Luc Bauwens and 
Herman K. van Dijk 38 (1988) 39-72 


the __ stands for specification. Thus, the complete title of the article is 
“Bayesian specification analysis and estimation of simultaneous equation 
models using Monte Carlo methods”. The authors are Arnold Zellner, Luc 
Bauwens and Herman K. van Dijk and the article appears in Volume 38, 1988, 
on pages 39-72. 


The author index follows the subject index, starting on page 443. It is also in 
alphabetical order by author’s name. 





SUBJECT INDEX 


Acceleration 
Antithetic __ of Monte Carlo integration in Bayesian inference. 
John Geweke 
Exact predictive densities for linear models with ARCH disturbances. 
John Geweke 
Adaptive estimation of regression models via moment restrictions 
Whitney K. Newey 
Adaptive expectations model + A further empirical investigation of the 
dividend adjustment process. Cheng F. Lee, Chunchi Wu and 
Mohamed Dyarraya 
Adaptive one-step M estimators + A class of partially ___ for the non-lin- 
ear regression models with dependent observations. Benedikt M 
Potscher and Ingmar R. Prucha 
Additive error terms + Stochastic specification and estimation of share 
equation systems. Jean-Paul Chavas and Kathleen Segerson 
Additive hazard model + Non-parametric analysis of a generalized regres- 
sion model: The maximum rank correlation estimator. Aaron K. Han 
Additive random errors + Estimation of a fixed-effect Cobb-Douglas sys- 
tem using panel data. Peter Schmidt 
Adjusted least squares technique + Estimated parameters as independent 
variables: An application to the costs of electric generating units 
Richard Schmalensee and Paul L. Joskow 
Adjustment costs 
A further empirical investigation of the dividend adjustment process. 
Cheng F. Lee, Chunchi Wu and Mohamed Djarraya 
Productivity measurement with non-static expectations and varying 
capacity utilization: An integrated approach. Catherine J 
Morrison 
Adjustment models 
A note on price ___ in disequilibrium econometrics. M. Mouchart 
and R. Orsi 
A test of static equilibrium models and rates of return to quasi-fixed 
factors, with an application to the Bell System. Mark 
Schankerman and M. Ishaq Nadiri 
Gradual switching multivariate regression models with stochastic 
cross-equational constraints and an application to the KLEM 
translog production model. Hiroki Tsurumi, Hajime Wago and 
Pekka Iimakunnas 
The frequency of price adjustment: A study of the newsstand prices of 
magazines. Stephen G. Cecchetti . 
Aggregate agricultural supply +* On the determinants of cross-country 
Hans Binswanger, Yair Mundlak, Maw-Cheng Yang and Alan 
Bowers 
Aggregate economic activity * Trend 1 reversion in real output and | unem- 
ployment. Peter K. Clark cect 
Aggregate investment demand + Alternative non- -nested specification t tests 
of time-series investment models. Ben Bernanke, Henning Bohn and 
Peter C. Reiss 
Aggregate output with variable rates of utilization of employed factors. 
John F. Helliwell and Alan Chung . 
Aggregate output fluctuations * The frequency of price adjust- 
ment: A study of the newsstand prices of magazines. Stephen G. 
Cecchetti . . Se HA aes rele 
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Aggregate output supply + A dynamic model of __, factor demand and 
entry and exit for a competitive industry with heterogeneous plants 
V.K. Chetty and J.J. Heckman 33 (1986) 237-262 
Aggregation, expectations, and the explanation of technological change 
John M. Antle . 33 (1986) 213-236 
Aggregation + Fractional demand systems Arthur Lewbel 36 (1987) 311-337 
Aggregation, capital + Testing for separable functional structure using 
temporary equilibrium models. Michael Hazilla and Raymond J 
Kopp... . , 33 (1986) 119-141 
Aggregation-theoretic monetary aggregates + The regulatory wedge be- 
tween the demand-side and supply-side __. William A. Barnett, 
Melvin J. Hinich and Warren E. Weber 33 (1986) 165-185 
Agriculture, Pakistan + The demand for wheat under non-linear 
pricing in Pakistan. Ehtisham Ahmad, H.-M. Leung and Nicholas 
Stern 36 (1987) 55-65 
Agriculture, United States « Aggregation, expectations, and the explana- 
tion of technological change. John M. Antle 33 (1986) 213-236 
Agricultural development + Vintage production approach to perennial 
crop supply: An application to tea in major producing countries. T 
Akiyama and P.K. Trivedi , 36 (1987) 
Agricultural supply + On the determinants of cross-country aggregate 
Hans Binswanger, Yair Mundlak, Maw-Cheng Yang and Alan 
Bowers 36 (1987) 
Airline industry + Allocative distortions and the regulatory transition 
of the U.S. __. Robin C. Sickles, David Good and Richard L 
Johnson ....... 33 (1986) 143-163 
Allocative distortions and the regulatory transition of the US. airline 
industry. Robin C. Sickles, David Good and Richard L. Johnson 33 (1986) 143-163 
Allocative inefficiency + The specification of technical and __ in 
stochastic production and profit frontiers. Subal C. Kumbhakar 34 (1987) 335-348 
Almon lag technique + A simple, flexible distributed lag technique: 
The polynomial inverse lag. — W. Mitchell and Paul J 
Speaker . 31 (1986) 329-340 
Amemiya GLS estimators * Efficient estimation of limited dependent 
variable models with endogenous explanatory variables. Whitney K 
Newey . 36 (1987) 231-250 
Analog estimation * Estimation of best predictors of ‘binary | response 
Charles F. Manski and T. Scott Thompson ....... 40 (1989) 97-123 
Antithetic acceleration of Monte Carlo integration in Bayesian inference 
John Geweke . . 38 (1988) 73-89 
Antithetic acceleration + Exact predictive densities for linear models with 
ARCH disturbances. John Geweke . ee ar a EN ae al 40 (1989) 
Applied development econometrics 
An application of LDV models to household ee analysis in 
Mexico. Carlos M. Jarque..... . 36 (1987) 
Applications of econometrics to problems and issues of the LDC's s 
Pravin K. Trivedi (editor). Annals 1987-3 36 (1987) 
Are user fees regressive? The welfare implications of health care 
financing proposals in Peru. Paul Gertler, Luis Locay and Warren 
36 (1987) 


Editor’s introduction. Applications of econometrics to problems and 

issues of the LDC’s. Annals 1987-3. Pravin K. Trivedi 36 (1987) 
Estimation of own- and cross-price elasticities from household survey 

data. Angus Deaton . . 36 (1987) 
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Fertility and investments in human capital: Estimates of the con- 
sequence of imperfect fertility control in Malaysia. Mark R. 
Rosenzweig and T. Paul Schultz . 

How does mother’s schooling affect family health, nutrition, medical 
care usage, and household sanitation? Jere R. Behrman and 
Barbara L. Wolfe . 

Microeconometric models of rationing, imperfect markets, and non- 
negativity constraints. Lung-Fei Lee and Mark M. Pitt 

On the determinants of cross-country aggregate agricultural supply. 
Hans Binswanger, Yair Mundlak, Maw-Cheng Yang and Alan 


The demand for wheat under non- n-line: ar pricing in Pakistan. Ehtisham 
Ahmad, H.-M. Leung and Nicholas Stern 

The external debt repayments problems of LDC’s: An econometric 
model based on panel data. Vassilis A. Hajivassiliou . 

Vintage production approach to perennial crop supply: An applica- 
tion to tea in major producing countries. T. Akiyama and P.K. 
Wb 6 een nan 

Approximate test * An a “for comparing independent regression mod- 
els with unequal error variances. Michael D. Conerly and Edward R. 
Mansfield 

Approximation method + A stationary stochastic __ 
and John F. Monahan 

AR(1) regression model * A note on the efficiency of the C ochrane- Orcutt 
estimator of the ___. Daniel L. Thornton . ite 

Arbitrage models + The estimation of transaction costs in __ Pablo T. 
Spiller and Robert W. Wood 

ARCH (autoregressive conditionally heteroskedastic) disturbances + Exact 
predictive densities for linear models with ___. John Geweke . 

ARCH (autoregressive conditionally heteroskedastic) quantile estimators + 
Interval forecasting: An analysis based upon __. C.W.J — 
Halbert White and Mark Kamstra ... . 

ARMA disturbances + Finite-sample properties of the instrumental- -varia- 
ble estimator for dynamic simultaneous-equation subsystems with 
__.. Julia Campos . sn 

ARMA models 
Current developments in time series modelling. M.B. Priestley 
Foreign exchange rates: A multiple currency and maturity analysis. 

Arthur Havenner and Bagher Modjtahedi 

ARMA processes * Inference in dynamic models containing ‘ surprise’ 
variables. Richard T. Baillie 

ARMAX errors-in-variables models + Identification of simultaneous 
equation models with measurement errors based on time series struc- 
ture. Eugen Nowak . 

ARMAX model specification testing, with an application to unemploy- 
ment in The Netherlands. Herman J. Bierens 

Artificial data + Residual analysis in the grouped and censored normal 
linear model. Andrew Chesher and Margaret Irish 

Asset price behavior +« The size and power of the variance ratio test in 
finite samples: A Monte Carlo integration. Andrew W. Lo and A. 
Craig MacKinlay . 

Asymptotic bias +* Full- v versus limited-information estimation of a ratio- 
nal-expectations model: Some numerical comparisons. Kenneth D. 
West 

Asymptotic covariance matrix + Estimating linear models with ordinal 
qualitative regressors. Joseph V. Terza i? 
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Asymptotic distribution theory 
A semi-parametric censored regression estimator. Gregory M 
Duncan 
Consistent estimation of limited dependent variable models despite 
misspecification of distribution. Paul A. Ruud 
Full- versus limited-information estimation of a rational-expectations 
model: Some numerical comparisons. Kenneth D. West 
Linear instrumental variable estimation of limited dependent variable 
models with endogenous explanatory variables. Whitney K 
Newey 
Asymptotic efficiency in estimation with conditional moment restrictions 
Gary Chamberlain 
Asymptotic efficiency in semi- parametric models with censoring. Gary 
Chamberlain 
Asymptotic efficiency 
A class of partially adaptive one-step M-estimators for the non-linear 
regression models with dependent observations. Benedikt M 
Potscher and Ingmar R. Prucha 
Efficient estimation of limited dependent variable models with en- 
dogenous explanatory variables. Whitney K. Newey 
Full- versus limited-information estimation of a rational-expectations 
model: Some numerical comparisons. Kenneth D. West 
Specification testing when score test statistics are identically zero 
Lung-Fei Lee and Andrew Chesher 
Asymptotic loss function * Bayesian analysis in econometrics. Arnold 
Zellner 
Asymptotic normality 
ARMAX model specification testing, with an application to unem- 
ployment in The Netherlands. Herman J. Bierens 


Non-parametric maximum likelihood estimation of censored regres- 
sion models. Luis Fernandez 


Asymptotic optimal tests + Non-parametric testing of discrete panel data 
models. Lung-Fei Lee 
Asymptotic properties 
A class of partially adaptive one-step M-estimators for the non-linear 
regression models with dependent observations. Benedikt M 
Potscher and Ingmar R. Prucha 
Estimating linear models with ordinal qualitative regressors. Joseph V 
Terza 
Limited information estimators and exogeneity tests for simultaneous 
probit models. Douglas Rivers and Quang H. Vuong 
Asymptotic results * Selecting the best linear regression model: A classi- 
cal approach. Donald Lien and Quang H. Voung 
Asymptotic sample properties + Reduced form estimation and prediction 
from uncertain structural models: A generic approach. Esfandiar 
Maasoumi 
Asymptotic standard error + Finite-sample properties of the instrumental- 
variable estimator for dynamic simultaneous-equation subsystems with 
ARMA disturbances. Julia Campos 
Asymptotic theory 
A simplified approach to M-estimation with a to two-stage 
estimators. Gregory M. Duncan 
Operational characteristics of maximum score estimation. Charles F 
Manski and T. Scott Thompson 
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Reduced rank regression with ae errors. Raja P. Velu and 
Gregory C. Reinsel 

Understanding spurious regressions in " econometrics. 
Phillips . 

Asymptotic variance * Non-parametric maximum | likelihood | estimation 
of censored regression models. Luis Fernandez ... . 

Asymptotic variance-covariance matrix + Finite-sample properties of ‘the 
instrumental-variable estimator for dynamic simultaneous-equation 
subsystems with ARMA disturbances. Julia Campos . . 

Asymptotically normal estimator + Estimating linear models with ordinal 
qualitative regressors. Joseph V. Terza . 

Asymptotically normal test, Szroeter'’s * A Monte Carlo evaluation of the 
power of some tests for heteroscedasticity. W.E. Griffiths and K 
Surekha 

Australian dairy industry + Prediction of firm- level technical efficiencies 
with a generalized frontier production function and panel data. George 
E. Battese and Tim J. Coelli = 

Australian Survey of Consumer Expendiewe and Finances * oe 
Lorenz curves. Jose A. Villasenor and Barry C. Arnold ' 

Autocorrelated disturbances + The exact moments of the least-squares 
estimator for the autoregressive model: Corrections and extensions. 
J.C. Nankervis and N.E. Savin 

Autocorrelation + Finite-sample properties of the instrumental- variable 
estimator for dynamic simultaneous-equation subsystems with ARMA 
disturbances. Julia Campos 

Autocorrelation coefficient + A note on Cochrane- Orcutt estimation. 
Lonnie Magee 

Autocorrelation, first-order + Consistent maximum- n-likelihood estimation 
with dependent observations: The general (non-normal) case and the 


normal case. Risto D.H. Heijmans and Jan R. Magnus 
4 utoregression(s) 
Antithetic acceleration of Monte Carlo weepenen in Bayesian infer- 
ence. John Geweke 
The spurious effects of unit roots on vector 


ss | Monte Carlo 
study. Lee E. Ohanian 
Autoregressive conditional heterosc edasticity *  Gensraliand —- Tim 
Bollerslev 
Autoregressive disturbances * Allocative distortions ‘and the regulatory 
transition of the U.S. airline industry. Robin C. Sickles, David Good 
and Richard L. Johnson an 
Autoregressive errors + Reduced rank regression with __ Raja P. Velu 
and Gregory C. Reinsel 
Autoregressive model(s) 
Forecasting international growth rates using Bayesian shrinkage and 
other procedures. Arnold Zellner and C hansik Hong 
Likelihood and other approaches to prediction in dynamic models. 
Thomas F. Cooley and William R. Parke ...... 
Testing for individual effects in __. Douglas Holtz-Eakin 
The exact moments of the least-squares estimator for the __ 
Corrections and extensions. J.C. Nankervis and N.E. Savin 
The exact multi-period mean-square forecast error for the first-order 
___. Asraul Hoque, Jan R. Magnus and Bahram Pesaran 
The geographic distribution of unemployment rates in the U.S.: A 
spatial-time series analysis. Stephen G. Bronars and Dennis W. 
Jansen ... pe eanes 
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Autoregressive moving average time-series model + An exact discrete ana- 
log of an open linear non-stationary first-order continuous-time sys- 
tem with mixed sample. Terence D. Agbeyegbe 

Autoregressive processes 
An analysis of tests for regression coefficient stability. Thomas S 

Shively 
The specification of least informative error distributions. F.J. Henk 
Don 


BAMSET «+ A Monte Carlo evaluation of the power of some tests for 
heteroscedasticity. W.E. Griffiths and K. Surekha 
Bank credit scoring problem + An econometric analysis of the 
William J. Boyes, Dennis L. Hoffman and Stuart A. Low 
Bankruptcies, corporate + Logit versus discriminant analysis: A spe- 
cification test and application to corporate bankruptcies. Andrew 
W.Lo 
Bayes prediction in regressions with elliptical errors. Siddhartha Chib, 
Ram C. Tiwari and S. Rao Jammalamadaka 
Bayesian analysis in econometrics. Arnold Zellner 
Bayesian analysis of systems of seemingly unrelated regression equations 
under a recursive extended natural conjugate prior density. J.F 
Richard and M.F-.J. Steel 
Bayesian analysis + Likelihood and other approaches to prediction in 
dynamic models. Thomas F. Cooley and William R. Parke 
Bayesian approach + Reduced form estimation and prediction from 
uncertain structural models: A generic approach. Esfandiar 
Maasoumi . 
Bayesian decision problem * A stationary stochastic approximation 
method. Roger F. Liddle and John F. Monahan 
Bayesian inference 
Antithetic acceleration of Monte Carlo integration in __. John 
Gomes ....... 
Econometric illustrations of novel numerical integration strategies for 
J.C. Naylor and A.F.M. Smith 
Exact ct predictive densities for linear models with ARCH disturbances 
John Geweke 
Gradual switching multivariate regression models with stochastic 
cross-equational constraints and an application to the KLEM 
translog production model. Hiroki Tsurumi, Hajime Wago and 
Pekka Iimakunnas . . 
Bayesian implications + On the interpretation and observation of laws. 
John W. Pratt and Robert Schlaifer , 
Bayesian model occurrence framework + Causal relationships and replica- 
bility. Dale J. Poirier . 
Bayesian shrinkage + Forecasting international growth rates using __ 
and other procedures. Arnold Zellner and Chansik Hong 
Bayesian specification analysis and estimation of simultaneous equation 
models using Monte Carlo methods. Arnold Zellner, Luc Bauwens 
and Herman K. van Dijk 
Bell System + A test of static equilibrium models and rates of | return 
to quasi-fixed factors, with an application to the __. Mark 
Schankerman and M. Ishag Nadiri . =e 
Berndt-Fuss capacity utilization effect 
Productivity change, capacity utilization, and the sources of efficiency 
growth. Charles R. Hulten 
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Productivity measurement with adjustments for variations in capacity 
utilization, and other forms of temporary mene Ernst R. 
Berndt and Melvyn A. Fuss 

Beverage consumption + Specification and testing of some modified count 
data models. John Mullahy ay 
Bias 

A simple, flexible distributed lag technique: The polynomial inverse 
lag. Douglas W. Mitchell and Paul J. Speaker . 

Choice-based samples: A non-parametric approach. S. Morgenthaler 
and Y. Vardi . 

Estimating linear models with ordinal qualitative regressors. Joseph V 
Terza 

Estimators of the disturbance variance in econometric models: 
Small-sample __ and the existence of moments. Jean-Marie 
Dufour 

Finite-sample properties of the instrumental variable estimator ‘for 
dynamic simultaneous-equation subsystems with ARMA distur- 
bances. Julia Campos 

Monte Carlo evidence on the choice between sample selection and 
two-part models. W.G. Manning, N. Duan and W.H. Rogers 

Non-parametric maximum likelihood estimation of censored regres- 
sion models. Luis Fernandez ne 

The sensitivity of extended linear expenditure system household scales 
to income declaration errors. E. Mine Cinar 

Bilinear model simulation + Current developments in time series mod- 
elling. M.B. Priestley 
Binary choice model 

Asymptotic efficiency in semi-parametric models with censoring. Gary 
Chamberlain . 

Non-parametric analysis of a generalized regression model: The maxi- 
mum rank correlation estimator. Aaron K. Han 

Binary response 

Estimation of best predictors of ___. Charles F. Manski and T. Scott 
Thompson 

Operational characteristics of n maximum score estimation. Charles F. 
Manski and T. Scott Thompson 

Semiparametric analysis of __ from response- based samples. Cc harles 


Binding non-negativity constraints 
A comment on consumer demand systems with Michael R 


Microeconometric models of rationing, imperfect markets, and non- 
negativity constraints. Lung-Fei Lee and Mark M. Pitt 
Biological dynamics + Temporary equilibrium production models for 4 a 
common-property renewable-resource sector. Susan M. Capalbo . 
Biological evolution 
Discussion of ‘Is a philosophical consensus for statistics attainable?’ 
by J. Durbin. Stephen E. Fienberg 
Is a philosophical consensus for statistics attainable? J. Durbin 
Reply to Stephen E. Fienberg’s discussion of ‘Is a philosophical 
consensus for statistics attainable?’. J. Durbin ' 
Bivariate alternatives to the Tobit model. Richard Blundell and Costas 
Meghir 
Bivariate censored probit framewerk + An econometric analysis of the 
bank credit scoring problem. William J. Boyes, Dennis L. Hoffman 
and Stuart A. Low 
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Bivariate censoring / bivariate normality + Asymptotic efficiency in semi- 
parametric models with censoring. Gary Chamberlain 
Bivariate model + Trend reversion in real output and unemployment 


integration in Bayesian inference. John Geweke 

Black box problem solver + A stationary stochastic approximation 
method. Roger F. Liddle and John F. Monahan 

Blending + Regression by local fitting: Methods, properties, and compu- 
tational algorithms. William S. Cleveland, Susan J. Devlin and Eric 
Grosse . , 

Block-exogeneity tests + The spurious effects of unit roots on vector 
autoregressions: A Monte Carlo study. Lee E. Ohanian 

Block-recursive system + Identification of linear stochastic models with 
covariance restrictions. Paul A. Bekker and D.S.G. Pollock 

Bootstrap estimation + Operational characteristics of maximum score es- 
timation. Charles F. Manski and T. Scott Thompson 

Bounded eigenvalues + Consistent maximum-likelihood estimation with 
dependent observations: The general (non-normal) case and the nor- 
mal case. Risto D.H. Heijmans and Jan R. Magnus 

Bounding the effects of measurement error in regressions involving di- 
chotomous variables. Steven Klepper 

Bounding the effects of proxy variables on instrumental-variables coeffi- 
cients. William S. Krasker and John W. Pratt 

Bounds on specification error arising from data proxies. Eugene 
Kroch , 

Bounds 
Asymptotic efficiency in semi-parametric models with censoring. Gary 

Chamberlain ae 
Estimators of the disturbance variance in econometric models: 
Small-sample bias and the existence of moments. Jean-Marie 


Regressor diagnostics for the classical errors-in-variables model. Steven 
Klepper 

Box and Cox transformation + Non-parametric analysis of a generalized 
regression model: The maximum rank correlation estimator. Aaron K 
Han 

Breusch-Pagan Lagrange multiplier test * A Monte Carlo evaluation of 
the power of some tests for heteroscedasticity. W.E. Griffiths and K 
Surekha 

Budget sets, convex + Microeconometric models of rationing, imperfect 
markets, and non-negativity constraints. Lung-Fei Lee and Mark M 
Pitt ' 


Canadian per capita time series data « A normalized quadratic semiflexi- 
ble functional form. W.E. Diewert and T.J. Wales 
Canonical scaling + Conditioning in models with logs. David A. Belsley 
Capacity utilization 
Productivity change, __, and the sources of efficiency growth 
Charles R. Hulten 
Productivity measurement with adjustments for variations in ___, and 
other forms of temporary equilibrium. Ernst R. Berndt and Melvyn 


__.: An integrated approach. Catherine J. Morrison 
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